The relations between the first two moments of multivariate normal random variables with some components truncated are found. Simple instrumental variable estimators are available. The analysis extends results of Amemiya, Sickles
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Introduction
Amemiya (1974) extended Tobin's model (1958) to the Multivariate Regression and Simultaneous Equations models and a simple instrumental variables estimator was proposed. Subsequent works of Sickles and Schmidt (1978) and Lee (1976) extended the models to the case where only some of the dependent variables are truncated. An application of a two equations model is in Sickles, Schmidt and Witte (1979) . An example of three equations model with only one dependent variable truncated is a disequilibrium market model in Goldfeld and Quandt (1975) (see Lee (1976». In Sickles and Schmidt (1978) , an instrumental variable estimator for the two equations model was derived. As pointed out in Sickles and Schmidt (1978) it would be desirable to have simple i~strumental variables estimators for models with more than two equations. To fill the gap for the above literatures, in this article we derive such simple estimators. The derivation extends the works of Tallis (1961) and Amemiya (1973).
The Model and Results
Consider the multiple regression model with n multivariate normal disturbances, 
To derive an instrumental variables estimator for the parameters a and L, we will investigate the relationships between the first two moments of the truncated distributions of Before we state and prove the relations, let us introduce some notations. Let
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LG+ln The first and second moments of the truncated distribution can be derived as in Tallis (1961) :
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It follows from (11), (12) and (13) that
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It is obvious now that (9) follows from (10) and and i'
o. Similarly, relations (8) hold
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Q.E.D. The instrumental variables method as suggested in Amemiya (1974) can (16) then be applied. This instrumental variable procedure is computationally simple and consistent. The detail is referred to Amemiya (1974).
